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ATTACHMENT E- Amended 12. 13. 14 and 18, Clean Version. 

12. An asset class benchmarking process comprising implementing the following 
steps on a digital computer: 

(a) selecting portfolio data from publicized source information; 

(b) selecting asset class data from publicized source information; 

(c) selecting portfolio tracking data from publicized source information; and 

(d) summing said portfolio data, said asset class data and said portfolio 
tracking data to produce benchmark data; 

(e) said portfolio data comprising data level fields and security level 

fields, said data level fields including a portfolio field and a date field, said security level 
field including a CUSIP field and a par amount field; 

(t) said asset class data being matched with said portfolio data; 

(g) said portfolio tracking data including management expenses and 
distribution charges; 

(h) said computer producing a report of said expenses and charges. 

13. An asset class benchmarking process comprising implementing the following 
steps on a digital computer: (a) selecting portfolio data from publicized source 
information; (b) selecting asset class data from publicized source information; (c) selecting 
portfolio tracking data from publicized source information; (d) sunmiing said portfolio 
data, said asset class data and said portfolio tracking data to produce benchmark data; ( e) 
said portfolio data comprising data level fields and security level fields, said data level 
fields including a portfolio field and a date field, (f) said security level field including a 
CUSIP field and a par amount field; (g) said asset class data being matched with said 
portfolio data; (h) said portfolio tracking data including management expenses and 
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distribution charges; and (i) weighting said benchmark data to cause said computer to 
produce a report setting forth the resulting benchmark data. 

14. The asset class benchmarking process of claim 13, wherein said 
weighting of said benchmark data is effected by said computer which performs a sequence 
of steps, which comprise: 

(Step D for each of the securities in said portfolio data, combining the CUSIP 

and par amount data with pridng data; 

(StepII)foreachoffliesecurities insaidbenchmarkdata,calcuto^ 

estimated total market value for said securities pursuant to the foUo>ving: 

PMV=f,Par, ♦Price, ^ ^ 

,whereN = the number of securitiesmthatportfoUo/fun^a^ 

market value; 

(Step m summing up all the PMVs pursuant to the following. 

.whereJ = lhe number of portfoUos/fimds in thebenchmark.andTBNf^ 

benchmark market value; 

(StepmcreatingascalingfectorinordertoequaUyweighttheequit^^^ 

taking the reciprocal of the weight of each equity pursuant to the following. 

SF ^ ^\I{PMV nTBMV ) 
.where 

SF^ 

= the scaling fector for the jth portfoUo/fimd; 
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(Step V) adjusting the scaling factor so that the sum of the scaling factors equal 
unity pursuant to the following, 

; where 

.T«ljM»dsc.U«gfi««»forfl»j4portfblWfimd«fbl..ws. 

yASF^=l - 
- (StepV,)adJusdngthesecuritiesinthebench«a^ 

saidsecuritiesreceiveequalwdghtshymumplyiBgeach^^ 
preselected groups by its appropriate adjusted scaling factor as foUows, 

,'wb.etc 

^^djustedniaAetvahieofsecurityiinportfoU^ 

(StepVII)basedonsddSlepVIdirectlyhe^ve.creat^ 
v^ightforeachsecurityineachportfoUo/fundinthebenchmark: 



where 



= the v«igM of fte ith security in fte jth portfoUo/fimd. and 

(by construction). 
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18. An asset class benchmarking process comprising implementing the following 
steps on a digital computer: (a) selecting portfolio data from first publicized source 
information; (b) selecting asset class data from second publicized source information; (c) 
selecting portfolio tracking data from third publicized source information; (d) means for 
summing said portfolio data, said asset class data and said portfolio tracking data to 
produce benchmark data; ( e) said portfolio data comprising data level fields and security 
level fields, said data level fields including a portfolio field and a date field, said security 
level field including a CUSIP field and a par amount field; (t) said asset class data being 
matched with said portfolio data; (g) said portfolio tracking data including management 
expenses and distribution charges; (h) weighting said benchmark data, and (i) periodically 
rebalancing said benchmark data by repeating the application of (a) through (h) above, (j) 
said portfolio data being derived from publicized filings at the Securities and Exchange 
Commission ("SEC") or the equivalent filings in countries other than the United States, or 
publicized actual periodic official reports mvolving said portfolio data, or publicized lists 
of the contents of said portfolio data by the entities involved therewith, (h) said asset class 
data being derived from descriptions of said portfolio data or sector codes related thereto, 
and (i) said portfolio tracking data being derived from publicized financial performance 
and expense data related to said portfolio data, to cause said computer to produce a report 
setting forth resulting benchmark data. 
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